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Certificateholder Monthly Distribution Summary

 
 

 Class 

A1
A2
A3
A4
A5

AIO
AR
C
P

 
 

   Cusip   

126685DV5
126685DW3
126685DX1
126685DY9
126685DZ6
126685EB8
126685EE2
126685EC6
126685ED4

 
Class

Description

Senior
Senior
Senior
Senior
Senior

Strip IO
Residual
Residual

Prepay Penalties

Certificate
Rate
Type

Var-Act/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360

 
   Beginning   

Balance

385,830,785.46
112,692,000.00
258,112,000.00

49,196,000.00
105,000,000.00

0.00
0.00

912,989,279.71
100.00

Pass
    Through    

Rate (%)

5.460000
5.627000
5.841000
6.091000
5.753000
4.000000
0.000000
0.000000
0.000000

 
Principal

Distribution

17,626,460.81
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

 
Interest

Distribution

1,755,530.07
528,431.57

1,256,360.16
249,710.70
503,387.50

0.00
0.00
0.00

122,554.71

 
Total

Distribution

19,381,990.88
528,431.57

1,256,360.16
249,710.70
503,387.50

0.00
0.00
0.00

122,554.71

Current
Realized
Losses

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

 
     Ending     

Balance

368,204,324.65
112,692,000.00
258,112,000.00

49,196,000.00
105,000,000.00

0.00
0.00

895,508,713.22
100.00

Cumulative
Realized
Losses

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Totals 910,830,885.46 17,626,460.81 4,415,974.71 22,042,435.52 0.00 893,204,424.65 0.00
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Principal Distribution Detail

 
 

 Class 

A1
A2
A3
A4
A5

AIO
AR
C
P

 
 

Cusip

126685DV5
126685DW3
126685DX1
126685DY9
126685DZ6
126685EB8
126685EE2
126685EC6
126685ED4

Original
Certificate
Balance

525,000,000.00
112,692,000.00
258,112,000.00

49,196,000.00
105,000,000.00
325,210,293.00

100.00
1,050,000,000.00

100.00

Beginning
Certificate
Balance

385,830,785.46
112,692,000.00
258,112,000.00

49,196,000.00
105,000,000.00

0.00
0.00

912,989,279.71
100.00

Scheduled
Principal

Distribution

17,626,460.81
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Unscheduled
Principal

Adjustments

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Net
Principal

Distribution

17,626,460.81
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Current
Realized
Losses

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Ending
Certificate
Balance

368,204,324.65
112,692,000.00
258,112,000.00

49,196,000.00
105,000,000.00

0.00
0.00

895,508,713.22
100.00

Ending
Certificate

Factor

0.70134157077
1.00000000000
1.00000000000
1.00000000000
1.00000000000
0.00000000000
0.00000000000
0.85286544116
1.00000000000

Totals 1,050,000,200.00 910,830,885.46 17,626,460.81 0.00 17,626,460.81 0.00 893,204,424.65
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Interest Distribution Detail

 
 

 Class 

A1
A2
A3
A4
A5

AIO
AR
C
P

Beginning
Certificate
Balance

385,830,785.46
112,692,000.00
258,112,000.00

49,196,000.00
105,000,000.00

0.00
0.00

912,989,279.71
100.00

Pass
    Through    

Rate (%)

5.460000
5.627000
5.841000
6.091000
5.753000
4.000000
0.000000
0.000000
0.000000

  
Effective 

Coupon (%)

5.460000
5.627000
5.841000
6.091000
5.753000
0.000000
0.000000
0.000000

1470656.520000

 
Current
Interest

1,755,530.07
528,431.57

1,256,360.16
249,710.70
503,387.50

0.00
0.00
0.00
0.00

 
Deferred
Interest

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Total
Interest

Due

1,755,530.07
528,431.57

1,256,360.16
249,710.70
503,387.50

0.00
0.00
0.00
0.00

Net Rate
Carryover

Paid

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Net
Interest

Shortfall

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

 
Interest

Paid

1,755,530.07
528,431.57

1,256,360.16
249,710.70
503,387.50

0.00
0.00
0.00

122,554.71

Net Rate
Carryover
After Dist.

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Totals 910,830,885.46 4,293,420.00 0.00 4,293,420.00 0.00 0.00 4,415,974.71 0.00
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Current Payment Information
Factors per $1,000

 
 

 Class 

A1
A2
A3
A4
A5

AIO
AR
C
P

 
 

Cusip

126685DV5
126685DW3
126685DX1
126685DY9
126685DZ6
126685EB8
126685EE2
126685EC6
126685ED4

Original
Certificate
Balance

525,000,000.00
112,692,000.00
258,112,000.00

49,196,000.00
105,000,000.00
325,210,293.00

100.00
1,050,000,000.00

100.00

Beginning
Certificate
Balance

734.915781834
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000

0.000000000
0.000000000

869.513599724
1,000.000000000

 
Principal

Distribution

33.574211068
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000

 
Interest

Distribution

3.343866807
4.689166667
4.867500000
5.075833333
4.794166667
0.000000000
0.000000000
0.000000000

1,225,547.100000000

Ending
Certificate
Balance

701.341570766
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000

0.000000000
0.000000000

852.865441162
1,000.000000000

Pass
    Through    

Rate (%)

5.460000
5.627000
5.841000
6.091000
5.753000
4.000000
0.000000
0.000000
0.000000

Totals 1,050,000,200.00 867.457820922 16.787102336 4.205689399 850.670718587
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Pool Level Data  

Distribution Date
Cut-off Date
Record Date
Determination Date
LIBOR Determination Date
Accrual Period 30/360

Number of Days in 30/360 Accrual Period

Accrual Period Actual Days

Number of Days in Actual Accrual Period

Begin
End

Begin
End

 

01/25/07
03/01/06
12/29/06
01/22/07
12/21/06
12/01/06
01/01/07

30

12/26/06
01/25/07

30

Additional Interest Rate Details

Libor Rate
Group 1 Net Rate Cap

5.35000%
6.71164%
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Collateral Detail

Original Mortgage Loan Details

Original Aggregate Loan Count
Original Stated Principal Balance
Original Weighted Average Mortgage Rate
Original Weighted Average Net Mortgage Rate
Original Weighted Average Remaining Term

22,075
1,050,000,000.00

8.07126%
7.56226%

296

Current Mortgage Loan Details

Beginning Aggregate Loan Count
Loans Paid Off or otherwise removed pursuant to the PSA
Ending Aggregate Loan Count

19,701
330

19,371

Beginning Pool Stated Principal Balance
Scheduled Principal
Unscheduled Principal
Realized Principal Losses
Ending Pool Stated Principal Balance

912,989,279.71
1,502,717.01

15,437,562.80
540,286.68

895,508,713.22

Beginning Weighted Average Mortgage Rate
Beginning Weighted Average Net Mortgage Rate
Ending Weighted Average Mortgage Rate
Ending Weighted Average Net Mortgage Rate

8.04495%
7.53557%
8.03896%
7.52958%

Beginning Weighted Average Remaining Term to Maturity
Ending Weighted Average Remaining Term to Maturity

295
294
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Servicer Remittance Summary

Interest Remittance Amount

Scheduled Interest
Less: Servicing Fees
Less: Mortgage Insurance Premium (PMI)

6,105,705.59
380,412.20
627,154.60

Total Interest Remittance Amount 5,098,138.79

Principal Remittance Amount

Scheduled Principal
Curtailment Principal
Paid in Full Principal
Repurchased Principal
Liquidation Principal
Supplemental Loan Shortfall
Subsequent Recoveries
Less: Non-Recoverable Principal Advances relating to Principal
Total Principal Remittance Amount

1,502,717.01
547,231.76

14,890,152.10
0.00

178.94
0.00

-41,964.42
0.00

16,898,315.39

Total Servicer Remittance 21,996,454.18
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Distributable Amounts

Principal Distribution Amount

Principal Remittance Amount
Extra Principal Distribution Amount
Transfer from Prefunding Account Month 1
Principal Distribution Amount

16,898,315.39
728,145.42

0.00
17,626,460.81

Interest Funds

Interest Remittance
Less:  Trustee Fee
Less:  Certificate Insurance Premium
Interest Funds

5,098,138.79
6,847.42

83,492.82
5,007,798.55

Servicer Advances

Principal Advances
Interest Advances
Reimbursement for Principal & Interest Advances
Reimbursement for Nonrecoverable Advances
Total Advances

30,187.26
182,485.94

0.00
0.00

212,673.20
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Fees of the Trust

Gross Master Servicing Fee
Net Master Servicing Fee
Trustee Fee
Certificate Insurance Premium
Mortgage Insurance Premium (PMI)
Total Net Loan Fees

380,412.20
366,645.33

6,847.42
83,492.82

627,154.60
1,084,140.17

Mortgage Prepayment Details

Principal Balance of Loans Paid in Full
Prepayment Interest Excess
Prepayment Interest Shortfall
Compensating Interest
Non-Supported Prepayment Interest Shortfall
Prepayment Charges
CPR %
SMM %

14,890,152.10
0.00

13,766.87
13,766.87

-0.00
122,554.71
19.12123%

1.75294%

Loan Substitution

Aggregate Stated of Principal Balances Removed
Aggregate Stated of Principal Balance Added
Aggregate Principal Substitution Shortfall Amount

0.00
0.00
0.00
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NAS Principal Distribution Amount

NAS Shift Percentage
NAS Principal Distribution Amount

0.00
0.00

Trust Accounts

Certificate Account

Beginning Balance 0.00

Deposits Principal Payments
Interest Payments
Insurance, Liquidation & Subsequent Recoveries
Compensating Interest Payments
Repurchase Proceeds
Prepayment Charges
Substitution Shortfall Principal
Other Deposits including Seller Shortfall Interest
Total Deposits

16,940,100.87
5,098,138.79

-41,785.48
13,766.87

0.00
122,554.71

0.00
0.00

22,132,775.76

Withdrawals To the Master Servicer, any unpaid or reimbursed Amounts
To the Seller, any unpaid or reimbursed Amounts
To the Depositor, any unpaid or reimbursed Amounts
To Terminate the Account
To the Distribution Account

0.00
0.00
0.00
0.00

22,132,775.76

Ending Balance 0.00
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Distribution Account

Beginning Balance 0.00

Deposits From the Certificate Account, the Total Remittance Amount
Investment Income
Total Deposit

22,132,775.76
0.00

22,132,775.76

Withdrawals To the trustee, the Trustee Fee
To the Certificate Insurer, the Certificate Insurance Premium
Principal and Interest Payments
To Terminate the Distribution Account
Total Withdrawals

6,847.42
83,492.82

22,042,435.52
0.00

22,132,775.76

Ending Balance 0.00

Carryover Reserve Account

Beginning Balance 1,000.00

Deposits Required Carryover Reserve Fund Deposit 0.00

Withdrawals Net Rate Carryover Paid 0.00

Ending Balance 1,000.00

For Details on the NRC Payment, see Interest Detail, page 3
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Principal Reserve Account

Beginning Balance 100.00

Deposits Deposits 0.00

Withdrawals Withdrawals 0.00

Ending Balance 100.00

Loan Status

Delinquency Information

 
 
 

Group 1

30-59 Days 
Loan Count

 
Loan Count %

 
Balance

 
Balance %

306 1.57968% 15,962,385.32 1.78249%

60-89 Days 
Loan Count

 
Loan Count %

 
Balance

 
Balance %

58 0.29942% 3,695,021.37 0.41262%

90+ Days 
Loan Count

 
Loan Count %

 
Balance

 
Balance %

75 0.38718% 3,890,508.06 0.43445%

  
 

Group 1

Foreclosure 
Loan Count

 
Loan Count %

 
Balance

 
Balance %

3 0.01549% 192,481.71 0.02149%

Bankruptcy 
Loan Count

 
Loan Count %

 
Balance

 
Balance %

10 0.05162% 465,722.98 0.05201%

REO 
Loan Count

 
Loan Count %

 
Balance

 
Balance %

13 0.06711% 495,668.93 0.05535%
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Realized Loss Detail

Current Period Realized Losses
Cumulative Realized Losses
Total Liquidated Loan Balance
Total Liquidated Proceeds
Subsequent Recoveries

540,286.68
620,148.16
540,465.62

178.94
-41,964.42

Loan ID Liquidation Balance Liquidation Proceeds Realized Loss Date

Group I
9852067 540,465.62 178.94 540,286.68
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Credit Enhancements

Overcollateralization Details

OC Amount Beginning
OC Target Amount
OC Deficiency Amount Beginning
Excess Cashflow
Extra Principal Distribution Amount
OC Amount Ending
OC Deficiency Amount Ending

2,158,494.25
5,250,000.00
3,091,505.75

728,145.42
728,145.42

2,304,388.57
2,945,611.43

Trigger Events

Rolling Sixty-Day Delinq Rate
Delinquency Trigger Event
Trigger Event
Stepdown Date

0.77990%
NO
NO
NO

Corridor Payments

Corridor Contract Payment 0.00
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Issuance Coupon

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

< =
5.0
5.5
6.0
6.5
7.0
7.5
8.0
8.5
9.0
9.5

10.0
10.5
11.0
11.5
12.0

>

-
-
-
-
-
-
-
-
-
-
-
-
-
-
-

5.0
5.5
6.0
6.5
7.0
7.5
8.0
8.5
9.0
9.5

10.0
10.5
11.0
11.5
12.0
12.5
12.5

4
61

352
873

2936
3218
3088
2390
2338
1377
1284

619
398
189
124

56
64

0.021
0.315
1.817
4.507

15.157
16.612
15.941
12.338
12.070

7.109
6.628
3.195
2.055
0.976
0.640
0.289
0.330

133,565.20
3,711,579.01

22,906,601.62
54,138,384.68

155,824,715.47
144,956,332.90
133,313,135.14
101,682,681.00

97,634,228.17
58,846,556.10
56,682,142.61
26,025,423.39
18,720,186.56

8,963,011.26
6,585,363.75
2,781,187.36
2,603,619.00

0.015
0.414
2.558
6.046

17.401
16.187
14.887
11.355
10.903

6.571
6.330
2.906
2.090
1.001
0.735
0.311
0.291

Wgt Ave / Total: 19371 100.000 895,508,713.22 100.000

 
Update Face

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

< =
0.00

25,000.00
50,000.00
75,000.00

100,000.00
125,000.00
150,000.00
175,000.00
200,000.00
225,000.00
250,000.00
275,000.00
300,000.00
325,000.00
350,000.00
375,000.00
400,000.00
425,000.00
450,000.00
475,000.00
500,000.00
525,000.00
550,000.00
575,000.00
600,000.00
625,000.00

-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-

0.00
25,000.00
50,000.00
75,000.00

100,000.00
125,000.00
150,000.00
175,000.00
200,000.00
225,000.00
250,000.00
275,000.00
300,000.00
325,000.00
350,000.00
375,000.00
400,000.00
425,000.00
450,000.00
475,000.00
500,000.00
525,000.00
550,000.00
575,000.00
600,000.00
625,000.00
650,000.00

0
5003
8385
3401
1446

476
328
120
116

29
30

8
7
0
2
1
6
3
2
0
4
1
0
0
1
0
0

0.000
25.827
43.286
17.557

7.465
2.457
1.693
0.619
0.599
0.150
0.155
0.041
0.036
0.000
0.010
0.005
0.031
0.015
0.010
0.000
0.021
0.005
0.000
0.000
0.005
0.000
0.000

0.00
91,777,427.78

302,961,882.48
207,316,762.73
126,328,471.45

53,101,031.85
44,991,647.22
19,508,068.19
22,064,842.84

6,122,288.28
7,187,877.13
2,127,581.10
2,026,683.28

0.00
692,419.34
369,835.55

2,327,600.04
1,245,724.10

881,984.41
0.00

1,964,099.74
523,108.75

0.00
0.00

595,305.86
0.00
0.00

0.000
10.249
33.831
23.151
14.107

5.930
5.024
2.178
2.464
0.684
0.803
0.238
0.226
0.000
0.077
0.041
0.260
0.139
0.098
0.000
0.219
0.058
0.000
0.000
0.066
0.000
0.000
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Update Face

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

650,000.00
675,000.00
700,000.00
725,000.00
750,000.00
775,000.00

>

-
-
-
-
-
-

675,000.00
700,000.00
725,000.00
750,000.00
775,000.00
800,000.00
800,000.00

1
0
0
1
0
0
0

0.005
0.000
0.000
0.005
0.000
0.000
0.000

650,854.98
0.00
0.00

743,216.12
0.00
0.00
0.00

0.073
0.000
0.000
0.083
0.000
0.000
0.000

Wgt Ave / Total: 19371 100.000 895,508,713.22 100.000

 
Update Term

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

< =
120
180
300

>

-
-
-

120
180
300
360
360

0
0
0

19371
0

0.000
0.000
0.000

100.000
0.000

0.00
0.00
0.00

895,508,713.22
0.00

0.000
0.000
0.000

100.000
0.000

Wgt Ave / Total: 19371 100.000 895,508,713.22 100.000


